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23. Brydges, D., Fröhlich, J. and Sokal, A.: A new proof of the existence and non-
triviality of the continuum ϕ4

2 and ϕ4
3 quantum field theories. Commun. Math.

Phys. 91, 141–186 (1983).
24. Brydges, D. and Slade, G.: The diffusive phase of a model of self-interacting

walks. Prob. Th. Rel. Fields 103, 285–315 (1995).
25. Brydges, D. and Spencer, Th.: Self avoiding walk in 5 or more dimensions.

Comm. Math. Phys. 97, 125–148 (1985).
26. Brydges, D. and Imbrie, J.: End-to-end distance from the Green’s function for

a hierarchical self-avoiding walk in four dimensions. http://xxx.lanl.gov/math-
ph/0205027.

27. Caputo, P. and Velenik, Y.: A note on wetting transition for gradient field .
Stoch. Proc. Appl. 87, 107–113 (2000).

28. Csiszar, I.: I-divergence geometry of probability distributions and minimization
problems. Ann Prob. 3, 146-158 (1975).

29. Choi, B., Cover, Th. and Csiszar, I.: Conditioned limit theorems under Markov
conditioning. IEEE Trans. Inform. Th. 33, 788–891 (1987).

30. Dembo, A. and Zeitouni, Large deviations and Applications. Jones and Bartlett,
Boston 1993.

31. Deuschel, J.D. and Velenik, I.: Non-Gaussian surface pinned by a weak poten-
tial. Prob. Theory Rel. Fields 116, 359–377 (2000).

32. Donsker, M. and Varadhan, S.R.S.: Asymptotic evaluation of certain Markov
process expectations for large time I. Comm Pure Appl. Math. 28, 1–47 (1975).

33. Donsker, M. and Varadhan, S.R.S.: Asymptotic evaluation of certain Markov
process expectations for large time III. Comm Pure Appl. Math. 29, 389–461
(1976).

34. Donsker, M. and Varadhan, S.R.S.: Asymptotics for the Wiener sausage.
Comm. Pure Appl. Math. 28, 525–565 (1975).

35. Donsker, M. and Varadhan, S.R.S.: On the number of distinct sites visited by
a random walk. Comm. Pure Appl. Math. 32, 721–747 (1979).

36. Donsker, M. and Varadhan, S.R.S.: Asymptotics for the polaron. Comm. Pure
Appl. Math. 36, 505–528 (1983).

37. Ellis, R.S.: Large deviation for the empirical measure of a Markov chain with an
application to the multivariate empirical measure. Ann. Prob. 16, 1496–1508
(1988).

38. Dunlop, F.M., Ferrari, P.A. and Fontes, L.R.G.: A dynamic one-dimensional
interface interacting with a wall. http://xxx.lanl.gov/mathPR/0103049.



References 123

39. Feynman, R.: Statistical Mechanics. Benjamin, Reading 1972.
40. Fisher, M. Walks, walls, wetting and melting. J. Stat. Phys. 34, 667–729 (1984)
41. Garel, T., Huse, D.A., Leibler, S. and Orland, H.: Localization transition of

random chains at interfaces. Europhys. Lett. 8, 9–13 (1989)
42. Grosberg, A., Izrailev, S. and Nechaev, S.: Phase transition in a heteropolymer

chain at a selective interface. Phys. Rev. E 50, 1912–1921 (1994)
43. den Hollander, F.: Large Deviations. Fields Institute Monographs 14, AMS

2000.
44. Ioffe, D. and Velenik, I.: A note on the decay of correlations under δ-pinning.

Prob. Theory Rel. Fields 116, 379–389 (2000)
45. Isozaki, Y. and Yoshida, N.: One-sided random walk with weak pinning: Path-

wise description of the phase transition. Stoch. Proc. Appl. 96, 261–284 (2001).
46. Kaigh, W.D.: An invariance principle for random walk conditioned by a late

return to zero. Ann. Probability 4, 115–121 (1976).
47. Lubensky, T.C.: Fluctuations in random walks with random traps. Phys. Review

A, 30, 2657–2665 (1984).
48. LeGall, F.: Exponential moments for the renormalized self-intersection local

time of planar Brownian motion. Sém. Prob. XXVIII, LN Math. 1883 (1994).
49. LeGall, F.: Sur une conjecture de M. Kac. Prob. Th. Rel. Fields 78, 389–402

(1988).
50. Lieb, E.H.: Existence and uniqueness of the minimizing solution of Choquard’s

nonlinear equation. Studies in Appl. Math. 57, 93–105 (1976).
51. Lieb, E.H. and Loss, M.: Analysis, 2nd edition. AMS 2001.
52. de Gennes, P.-G.: Scaling concepts in polymer physics. Cornell Univ. Press 1988.
53. Georgii, H.O.: The equivalence of ensembles for classical spin systems. J. Stat.

Phys. 80, 1341–1378 (1995).
54. Hall, R.R.: A quantitative isoperimetric inequality in n-dimensional space. J.

Reine Angew. Math. 428, 161–176 (1992).
55. Hara, T. and Slade, G.: Self-avoiding walk in five or more dimensions I. Comm.

Math. Phys. 147, 101–136 (1992).
56. van der Hofstad, R., den Hollander, F. and Slade, G.: A new inductive approach

to the lace expansion for self-avoiding walks. Prob. Th. Rel. Fields 111, 253–286
(1998).

57. van der Hofstad, R.: One-dimensional random polymers. CWI Tract 123, Am-
sterdam.

58. Iagolnitzer, D. and Magnen, J.: Polymers in a weak random potential in dimen-
sion four: Rigorous renormalization group analysis. Comm. Math. Phys. 162,
85–121 (1994).

59. Madras, N. and Slade, G.: The self-avoiding walk. Birkhäuser, Boston 1993.
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Outline of Lectures at St. Flour
1. Introduction
2. Particle Sytems and Tightness (II.1-II.4)
3. The Martingale Problem and Non-linear Equation (II.4-II.8)
4. Path Properties of the Support of Super-Brownian Motion (III.1-III.3)
5. Polar Sets (III.5-III.6)
6. Interactive Drifts (IV)
7. Spatial Interactions 1.

Stochastic Integration on Trees and a Strong Equation (V.1-V.3)
8. Spatial Interactions 2.

Pathwise Existence & Uniqueness, and the Historical Martingale Problem
(V.4-V.5)

9. Interacting Particle Systems 1. The Voter Model
10. Interacting Particle Systems 2. The Contact Process

Note. A working document with Ted Cox and Rick Durrett was distributed to
provide background material for lectures 9 and 10.




